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- Stochastic Differential Equations ( SDE).
- Black, F and Scholes, M.

- Merton, R.C.

- Geometric Brownian Motion (GBM).

- Wiener Process.

- Poisson process.

- Merton- Jump- Diffusion model (MJID).
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-Zhu, Z.
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- Theory of option pricing.
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